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Dependent Variable: GDP
Method: Least Squares
Date: 07/10/10 Time: 15:21
Sample: 1990 2008

Included observations: 19

Variable Coefficient Std. Error t-statistic Prob.

C -3545.539000 1273.193000 -2.784761 0.013300

GDI 1.186982 0.688688 1.723541 0.104100

LH 0.027235 0.007722 3.526852 0.002800
R-squared 0.818271 Mean dependent var 5134.371000
Adjusted R-squared 0.7955550 SD dependent var 1967.638000
SE of regression 889.6790000 Akaike info criterion 16.563540
Sum squared resid 12664459 Schwarz criterion 16.712660
Log likelihood -154.3536000 F-statistic 36.021640

Durbin-Watson stat 0.5674920 Prob (F-statistic) 0.000001
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Dependent Variable: GDP

Method: Least Squares

Date: 07/10/10 Time: 15:30

Sample (adjusted): 1991 2008

Included observations: 18 after adjustments

Convergence achieved after 90 iterations

Variable Coefficient Std. Error t-statistic Prob.
C 68569.450000 401692.700000 0.170701 0.86690
GDI 0.617731 0.179766 3.436309  0.00400
LH 0.001226 0.002005 0.611370  0.55080
AR(1) 0.995145 0.029995 33.177540  0.00000
R-squared 0.992118 Mean dependent var 5298.30600
Adjusted R-squared 0.990429 SD dependent var 1886.44800
SE of regression 184.551900 Akaike info criterion 13.46687
Sum squared resid 476831.800000 Schwarz criterion 13.66473
Log likelihood -117.201800 F-statistic 587.41310
Durbin-Watson stat 0.893050 Prob (F-statistic) 0.00000

R-squared 1.000000
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HAMIAUIBAIAUMITNADDEAI8IE OLS (UATlRH1 autocorrelation ASIH 2)

Dependent Variable: Y

Method: Least Squares

Date: 07/10/10 Time: 15:39

Sample (adjusted): 1992 2008

Included observations: 17 after adjustments

Convergence achieved after 92 iterations

Variable Cocfficient Std. Error t-statistic Prob.

G 64648.740000  1187793.000000 0.054428 0.957500

K 0.291321 0.142839  2.039506 0.064000

LH 0.000613 0.001260 0.486302 0.635500

AR(1) 1.778046 0.221220 8.037450 0.000000

AR(2) -0.779520 0.236553 -3.295325 0.006400

R-squared 0.995366  Mean dependent var 5462.522000

Adjusted R-squared 0.993821  SD dependent var 1807.031000

SE of regression 142.043500  Akaike info criterion 12.990070

Sum squared resid 242116.400000  Schwarz criterion 13.235140

Log likelihood -105.415600  F-statistic 644.363900

Durbin-Watson stat 1.749020  Prob (F-statistic) 0.000000
Inverted AR Roots .990000 .78
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Dependent Variable: GDP
Method: Least Squares
Date: 07/19/10 Time: 15:45
Sample: 1990 2008

Included observations: 19

Variable Coefficient Std. Error t-statistic Prob.

& -1336302.000000  230942.500000 -5.786295 0.000000

GDI 0.125827 0.637970 0.197231 0.846100

LH 7.811472 1.422473 5.491473 0.000000
R-squared 0.986744 Mean dependent var 578705.900000
Adjusted R-squared 0.985087 SD dependent var 264450.100000
SE of regression 32294.840000 Akaike info criterion 23.747140
Sum squared resid 1.67E+10 Schwarz criterion 23.896260
Log likelihood -222.597800 F-statistic 595.481100
Durbin-Watson stat 0.572913 Prob (F-statistic) 0.000000
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Dependent Variable: GDP

Method: Least Squares

Date: 07/19/10 Time: 15:51

Sample (adjusted): 1991 2008

Included observations: 18 after adjustments

Convergence achieved after 16 iterations

Variable Coefficient Std. Error t-statistic Prob.
C -1827330.000000  213734.600000 -8.549528 0.000000
GDI -0.734324 0.413499 -1.775877 0.097500
LH 10.428090 1.151803 9.053703 0.000000
AR(1) 0.524907 0.129892 4.041093 0.001200
R-squared 0.996169 Mean dependent var 600484.500000
Adjusted R-squared 0.995348 SD dependent var 253979.600000

SE of regression

Sum squared resid

Log likelihood

Durbin-Watson stat

Inverted AR Roots

17321.940000
4.20E+09
-198.954200
1.057298

.520000

Akaike info criterion
Schwarz criterion
F-statistic

Prob (F-statistic)

22.550470
22.748330
1213.572000
0.000000
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Dependent Variable: GDP

Method: Least Squares

Date: 07/19/10 Time: 15:58

Sample (adjusted): 1992 2008

Included observations: 17 after adjustments

Convergence achieved after 13 iterations

Variable Coefficient Std. Error t-statistic Prob.
C -1724755.000000 164687.800000 -10.472870 0.00000
GDI -0.707369 0.323066 -2.189550 0.04900
LH 10.029100 0.880950 11.384410 0.00000
AR(1) 1.090381 0.296683 3.675234 0.00320
AR(2) -0.480595 0.203814 -2.358012 0.03620
R-squared 0.997174  Mean dependent var 622512.50000
Adjusted R-squared 0.996233  SD dependent var 243427.90000

SE of regression

Sum squared resid

Log likelihood

Durbin-Watson stat

Inverted AR Roots

14941.470000
2.68E+09
-184.563600
1.468885
.55-.431

Akaike info criterion
Schwarz criterion
F-statistic

Prob (F-statistic)

.55+.43i

22.30160
22.54666
1058.73000

0.00000
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HANTAIUIUAMANMIDADBIAI8ID OLS (NTl11 autocorrelation A5IN 3)

Dependent Variable: Y

Method: Least Squares

Date: 07/19/10 Time: 16:03

Sample (adjusted): 1993 2008

Included observations: 16 after adjustments

Convergence achieved after 89 iterations

Variable Coefficient Std. Error  ¢-statistic Prob.

C -1864557.000000 187499.100000 -9.944353 0.00000
K -0.888472 0.374681 -2.371277 0.039200
L 10.70609 1.018754 10.50900 0.000000
AR(1) 1.202192 0.343890 3.495861 0.005800
AR(2) -1.021049 0.500535 -2.039915 0.068700
AR(3) 0.281891 0.270969  1.040307 0.322700
R-squared 0.997468  Mean dependent var 645324.200000
Adjusted R-squared 0.996203  SD dependent var 231886.800000
SE of regression 14289.750000  Akaike info criterion 22.252470
Sum squared resid 2.04E+09  Schwarz criterion 22.542190
Log likelihood -172.019700  F-statistic 787.994800
Durbin-Watson stat 1.801748 Prob (F-statistic) 0.000000
Inverted AR Roots 400000 40-.731 40+.731
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Dependent Variable: Y
Method: Least Squares
Date: 07/19/10 Time: 22:43
Sample: 1982 1992

Included observations: 11

Variable Coefficient Std. Error  t-statistic Prob.
C -87633.470000 23362.410000 -3.751046 0.005600
K 1.527407 0.172529 8.853051 0.000000
LH 0.932725 0.188576 4.946153 0.001100
R-squared 0.996443  Mean dependent var 129927.100000
Adjusted R-squared 0.995554  SD dependent var 68060.460000
SE of regression 4538.309000  Akaike info criterion 19.905500
Sum squared resid 1.65E+08  Schwarz criterion 20.014010
Log likelihood -106.480200  F-statistic 1120.531000
Durbin-Watson stat 1.742336  Prob (F-statistic) 0.000000
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Dependent Variable: Y

Mecthod: Least Squares

Date: 07/19/10 Time: 22:21

Sample (adjusted): 1995 2008

Included obsecrvations: 14 after adjustments

Convergence achieved after 13 iterations

Variable Coefficient Std. Error  ¢-statistic Prob.

& -1854487.000000 136929.5 -13.543370 0.000000

K -0.841854 0.324331 -2.595661 0.028900

LH 10.628010 0.788961  13.470900 0.000000

AR(1) 0.990113 0.260745  3.797245 0.004200

AR(2) -0.811383 0.284173  -2.855242 0.018900
R-squared 0.996736 Mean dependent var  692450.200000
Adjusted R-squared 0.995285 SD dependent var 206920.500000
SE of regression 14208.860000 Akaike info criterion 22.233570
Sum squared resid 1.82E+09 Schwarz criterion 22.461810
Log likelihood -150.635000 F-statistic 686.992300
Durbin-Watson stat 1.764854 Prob (F-statistic) 0.000000

Inverted AR Roots

.50+.751

.50-.751
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